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(A5) $k$ $t_{k}$ , $\Psi(t_{k-1})$ .
\Delta
(B1) $t(\geq 0)$ $X_{t}(\geq 0)$ .
(B2) $X_{t}$ , $X_{0}=0$ .
$\Psi(t_{k-1})$ , $t(>t_{k})$ $y$
,
$P\{\hat{X}_{t}\leq y|\Psi(t_{k-1})\}=F_{(\Psi(t_{k-1}),t)}(y)$ . (1)
, $\hat{X}_{t}$ , $\Psi(t_{k-1})$
.
$(tk-1, t)$ $\triangle\Psi(t_{k-1}, t)$ , .
$\triangle\Psi(t_{k-1}, t)=\tilde{X}_{t}-\Psi(t_{k-1})$ . (2)
, $\tilde{X}_{t}$ \Delta $t(>t_{k-1})$
$\text{ }$
. Christer( [4]) , $\tilde{X}_{t}=\lambda t^{p}$ , $\tilde{X}_{t}$ $1_{\mathit{1}}\backslash$ .
. $k$
$t_{k}$ , $\alpha$ , $\beta$
, $t(>$ , $\Phi(tk-1)$
$\triangle\Psi$ .
$f_{(\Psi(t_{k-1}),l)}(\triangle\Psi)=\alpha\beta(\alpha\triangle\Psi)^{\beta-1}\exp\{-(\alpha\triangle\Psi)^{\beta}\}$ . (3)
, $\alpha$ , $\alpha 0$ $\triangle\Psi$
, .
$\alpha(t_{k-1}, t)=\alpha_{0}\{[\triangle\Psi(t_{k-1}, t)]\}^{-1}$ . (4)
1ae
, $t_{k}$ $y$ .
$F_{(\Psi(t_{k-1}),t)}(y)=1-\exp\{-[\triangle y\alpha(t_{k-1}, t)]^{\beta}\}$ . (5)
, $\triangle y=y-\Psi(t_{k-1})$ .
(C1) $L$
. $\xi(t_{k})>L$ , , $k$
.
(C2) $L_{P}$ , .
$L_{P}<\xi(t_{k})\leq L$ , , $k$
.






. , $C_{n}$ , $C_{r}$ ,
$C_{d}$ , , $C_{n}<C_{r}$ .
$t_{k+1}$ .
$W_{1}(t_{k+1})=P\{\xi(t_{k+1})>L_{P}|\Psi(t_{k-1})\}$
$= \int_{\Psi(t_{k-1})}^{\infty}\int_{L_{\mathcal{P}}}^{\infty}\Phi_{x}(y)dydF_{(\Psi(t_{k-1}),l_{k+1})}(x)$ . (6)
, $t_{k+1}$ .
$W_{2}(t_{k+1})=P\{\xi(t_{k+1})\leq L_{P}|\Psi(t_{k-1})\}$
$= \int_{\Psi(t_{k-1})}^{\infty}\int_{0}^{L_{P}}\Phi_{x}(y)dydF_{(\Psi(t_{k-1}),t_{k+1})}(x)$ . (7)
, (6) $+(7)$ $=1$ .
.
$U_{1}(t_{k+1})=$ ( $tk\text{ }$ tk)F(\psi (#k-l $\rangle$ (L)+ $\int$tktk+l $(t_{k+1}-t)f_{(\Psi(t_{k-1}),t)}(L)dt$ . (8)
197
(8) , $t_{k}$ , $t_{k+1}$








$= \frac{c_{n}}{c_{r}-c_{n}}.$ . (10)
, $w_{1}(t_{k+1})$ $W_{1}(t_{k+1})$ . , $w_{1}(t_{k+1})=\partial W_{1}(t_{k+1})/\partial(t_{k+1})$ .
, (10) $Q(tk+1)$ , .
$\lim_{t_{k+1}arrow t_{k}}Q(t_{k+1})=-W_{1}(t_{k})<\frac{c_{n}}{c_{r}-c_{n}}$ . (11)
, $t_{k}$. $V(t_{k+1})$ $t_{k+1}$
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